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<TABLE>
<CAPTION>

                                                     FORM 13F INFORMATION TABLE

------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>
AMR CORP                                     COM             001765106      $     1,004           27,800        SH
AOL TIME WARNER INC                          COM             00184A105      $    26,230          494,900        SH
AT&T CORP                                    COM             001957109      $     4,019          182,700        SH
AT&T CORP                               COM LIB GRP A        001957208      $     1,994          114,000        SH
AT&T CORP                               COM WIRLES GRP       001957406      $     2,310          141,300        SH
ABBOTT LABS                                  COM             002824100      $     1,906           39,700        SH
ABERCROMBIE & FITCH CO                       CL A            002896207      $     3,026           68,000        SH
ADVANCED MICRO DEVICES INC                   COM             007903107      $       751           26,000        SH
AFFILIATED COMPUTER SERVICES                 CL A            008190100      $     7,551          105,000        SH
ALCOA INC                                    COM             013817101      $     2,285           58,000        SH
ALLERGAN INC                                 COM             018490102      $     2,309           27,000        SH
ALLSTATE CORP                                COM             020002101      $     4,619          105,000        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>           <C>
AMR CORP                                                Defined                  1                 27,800
AOL TIME WARNER INC                                     Defined                  1                494,900
AT&T CORP                                               Defined                  1                182,700
AT&T CORP                                               Defined                  1                114,000
AT&T CORP                                               Defined                  1                141,300
ABBOTT LABS                                             Defined                  1                 39,700
ABERCROMBIE & FITCH CO                                  Defined                  1                 68,000
ADVANCED MICRO DEVICES INC                              Defined                  1                 26,000
AFFILIATED COMPUTER SERVICES                            Defined                  1                105,000
ALCOA INC                                               Defined                  1                 58,000
ALLERGAN INC                                            Defined                  1                 27,000
ALLSTATE CORP                                           Defined                  1                105,000
</TABLE>



<TABLE>
<CAPTION>

------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>

ALLTEL CORP                                  COM             020039103      $       674           11,000        SH
AMAZON COM INC                               COM             023135106      $       241           17,000        SH
AMBAC FINL GROUP INC                         COM             023139108      $       594           10,200        SH
AMERADA HESS CORP                            COM             023551104      $     1,325           16,400        SH
AMERICAN EAGLE OUTFITTERS NEW                COM             02553E106      $     1,688           47,900        SH
AMERICAN HOME PRODS CORP                     COM             026609107      $     3,986           68,200        SH
ANHEUSER BUSCH COS INC                       COM             035229103      $       700           17,000        SH
APOLLO GROUP INC                             CL A            037604105      $       807           19,000        SH
APPLE COMPUTER INC                           COM             037833100      $       977           42,000        SH
ASHLAND INC                                  COM             044204105      $     7,009          174,800        SH
ASSOCIATED BANC CORP                         COM             045487105      $       360           10,000        SH
AUTOMATIC DATA PROCESSING INC                COM             053015103      $     5,189          104,400        SH
AVAYA INC                                    COM             053499109      $     1,819          132,800        SH
BJS WHOLESALE CLUB INC                       COM             05548J106      $     3,877           72,800        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                    <C>               <C>
ALLTEL CORP                                             Defined                  1                 11,000
AMAZON COM INC                                          Defined                  1                 17,000
AMBAC FINL GROUP INC                                    Defined                  1                 10,200
AMERADA HESS CORP                                       Defined                  1                 16,400
AMERICAN EAGLE OUTFITTERS NEW                           Defined                  1                 47,900
AMERICAN HOME PRODS CORP                                Defined                  1                 68,200
ANHEUSER BUSCH COS INC                                  Defined                  1                 17,000
APOLLO GROUP INC                                        Defined                  1                 19,000
APPLE COMPUTER INC                                      Defined                  1                 42,000
ASHLAND INC                                             Defined                  1                174,800
ASSOCIATED BANC CORP                                    Defined                  1                 10,000
AUTOMATIC DATA PROCESSING INC                           Defined                  1                104,400
AVAYA INC                                               Defined                  1                132,800
BJS WHOLESALE CLUB INC                                  Defined                  1                 72,800

</TABLE>



<TABLE>
<CAPTION>

------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>

BANK OF AMERICA CORPORATION                  COM             060505104      $    10,211          170,100        SH
BANK ONE CORP                                COM             06423A103      $     2,345           65,500        SH
BAXTER INTL INC                              COM             071813109      $     2,068           42,200        SH
BEA SYS INC                                  COM             073325102      $       937           30,500        SH
BED BATH & BEYOND INC                        COM             075896100      $       349           11,200        SH
BOEING CO                                    COM             097023105      $    12,816          230,500        SH
BOISE CASCADE CORP                           COM             097383103      $     1,052           29,900        SH
BRISTOL MYERS SQUIBB CO                      COM             110122108      $       633           12,100        SH
CSG SYS INTL INC                             COM             126349109      $       931           16,400        SH
CSX CORP                                     COM             126408103      $     3,178           87,700        SH
CVS CORP                                     COM             126650100      $       463           12,000        SH
CABOT CORP                                   COM             127055101      $       432           12,000        SH
CADENCE DESIGN SYSTEM INC                    COM             127387108      $       652           35,000        SH
CARDINAL HEALTH INC                          COM             14149Y108      $     1,297           18,800        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                    <C>               <C>
BANK OF AMERICA CORPORATION                             Defined                  1                170,100
BANK ONE CORP                                           Defined                  1                 65,500
BAXTER INTL INC                                         Defined                  1                 42,200
BEA SYS INC                                             Defined                  1                 30,500
BED BATH & BEYOND INC                                   Defined                  1                 11,200
BOEING CO                                               Defined                  1                230,500
BOISE CASCADE CORP                                      Defined                  1                 29,900
BRISTOL MYERS SQUIBB CO                                 Defined                  1                 12,100
CSG SYS INTL INC                                        Defined                  1                 16,400
CSX CORP                                                Defined                  1                 87,700
CVS CORP                                                Defined                  1                 12,000
CABOT CORP                                              Defined                  1                 12,000
CADENCE DESIGN SYSTEM INC                               Defined                  1                 35,000
CARDINAL HEALTH INC                                     Defined                  1                 18,800
</TABLE>



<TABLE>
<CAPTION>

------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>

CAREMARK RX INC                              COM             141705103      $       793           48,200        SH
CENDANT CORP                                 COM             151313103      $     6,523          334,500        SH
CENTEX CORP                                  COM             152312104      $     6,724          165,000        SH
CERNER CORP                                  COM             156782104      $       928           22,100        SH
CHEVRON CORPORATION                          COM             166751107      $     2,498           27,600        SH
CIENA CORP                                   COM             171779101      $     2,846           74,900        SH
CIRCUIT CITY STORE INC                  CIRCT CITY GRP       172737108      $     1,814          100,800        SH
CISCO SYS INC                                COM             17275R102      $     8,745          480,500        SH
CITIGROUP INC                                COM             172967101      $    15,974          302,300        SH
COLGATE PALMOLIVE CO                         COM             194162103      $       590           10,000        SH
COMPUTER ASSOC INTL INC                      COM             204912109      $     5,519          153,300        SH
COMVERSE TECHNOLOGY INC                 COM PAR $0.10        205862402      $     5,333           93,400        SH
CONSECO INC                                  COM             208464107      $       207           15,200        SH
DST SYS INC DEL                              COM             233326107      $       848           16,100        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
CAREMARK RX INC                                         Defined                  1                 48,200
CENDANT CORP                                            Defined                  1                334,500
CENTEX CORP                                             Defined                  1                165,000
CERNER CORP                                             Defined                  1                 22,100
CHEVRON CORPORATION                                     Defined                  1                 27,600
CIENA CORP                                              Defined                  1                 74,900
CIRCUIT CITY STORE INC                                  Defined                  1                100,800
CISCO SYS INC                                           Defined                  1                480,500
CITIGROUP INC                                           Defined                  1                302,300
COLGATE PALMOLIVE CO                                    Defined                  1                 10,000
COMPUTER ASSOC INTL INC                                 Defined                  1                153,300
COMVERSE TECHNOLOGY INC                                 Defined                  1                 93,400
CONSECO INC                                             Defined                  1                 15,200
DST SYS INC DEL                                         Defined                  1                 16,100
</TABLE>



<TABLE>
<CAPTION>
------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>

DANAHER CORP DEL                             COM             235851102      $     1,333           23,800        SH
DISNEY WALT CO                            COM DISNEY         254687106      $     6,679          231,200        SH
DOVER CORP                                   COM             260003108      $       516           13,700        SH
E M C CORP MASS                              COM             268648102      $     2,690           92,600        SH
EOG RES INC                                  COM             26875P101      $     2,542           71,500        SH
EBAY INC                                     COM             278642103      $       897           13,100        SH
ENERGY EAST CORP                             COM             29266M109      $     3,726          178,200        SH
ENTERGY CORP NEW                             COM             29364G103      $     7,574          197,300        SH
EQUITY OFFICE PROPERTIES TRUST               COM             294741103      $     7,613          240,700        SH
EXPRESS SCRIPTS INC                          COM             302182100      $     2,531           46,000        SH
EXXON MOBIL CORP                             COM             30231G102      $    15,225          174,300        SH
FEDERAL HOME LN MTG CORP                     COM             313400301      $    16,009          228,700        SH
FEDERAL NATL MTG ASSN                        COM             313586109      $    16,357          192,100        SH
FIFTH THIRD BANCORP                          COM             316773100      $     1,976           32,900        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>

DANAHER CORP DEL                                        Defined                  1                 23,800
DISNEY WALT CO                                          Defined                  1                231,200
DOVER CORP                                              Defined                  1                 13,700
E M C CORP MASS                                         Defined                  1                 92,600
EOG RES INC                                             Defined                  1                 71,500
EBAY INC                                                Defined                  1                 13,100
ENERGY EAST CORP                                        Defined                  1                178,200
ENTERGY CORP NEW                                        Defined                  1                197,300
EQUITY OFFICE PROPERTIES TRUST                          Defined                  1                240,700
EXPRESS SCRIPTS INC                                     Defined                  1                 46,000
EXXON MOBIL CORP                                        Defined                  1                174,300
FEDERAL HOME LN MTG CORP                                Defined                  1                228,700
FEDERAL NATL MTG ASSN                                   Defined                  1                192,100
FIFTH THIRD BANCORP                                     Defined                  1                 32,900
</TABLE>



<TABLE>
<CAPTION>
------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>

FIRST DATA CORP                              COM             319963104      $     9,612          149,600        SH
FIRST TENN NATL CORP                         COM             337162101      $     6,324          182,200        SH
FIRST UN CORP                                COM             337358105      $     4,298          123,000        SH
FIRSTENERGY CORP                             COM             337932107      $     1,254           39,000        SH
FOREST LABS INC                              COM             345838106      $     2,031           28,600        SH
GENERAL DYNAMICS CORP                        COM             369550108      $     2,731           35,100        SH
GENERAL ELEC CO                              COM             369604103      $    31,785          652,000        SH
GENERAL MTRS CORP                            COM             370442105      $    12,458          193,600        SH
GENZYME CORP                             COM GENL DIV        372917104      $    11,431          187,400        SH
GOLDEN WEST FINL CORP DEL                    COM             381317106      $       758           11,800        SH
GRAINGER W W INC                             COM             384802104      $     1,679           40,800        SH
HCA-HEALTHCARE CO                            COM             404119109      $     2,531           56,000        SH
HARRAHS ENTMT INC                            COM             413619107      $     3,212           91,000        SH
HARRIS CORP DEL                              COM             413875105      $     1,937           71,200        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
FIRST DATA CORP                                         Defined                  1                149,600
FIRST TENN NATL CORP                                    Defined                  1                182,200
FIRST UN CORP                                           Defined                  1                123,000
FIRSTENERGY CORP                                        Defined                  1                 39,000
FOREST LABS INC                                         Defined                  1                 28,600
GENERAL DYNAMICS CORP                                   Defined                  1                 35,100
GENERAL ELEC CO                                         Defined                  1                652,000
GENERAL MTRS CORP                                       Defined                  1                193,600
GENZYME CORP                                            Defined                  1                187,400
GOLDEN WEST FINL CORP DEL                               Defined                  1                 11,800
GRAINGER W W INC                                        Defined                  1                 40,800
HCA-HEALTHCARE CO                                       Defined                  1                 56,000
HARRAHS ENTMT INC                                       Defined                  1                 91,000
HARRIS CORP DEL                                         Defined                  1                 71,200
</TABLE>



<TABLE>
<CAPTION>
------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>

HIBERNIA CORP                                CL A            428656102      $     4,605          258,700        SH
HOME DEPOT INC                               COM             437076102      $    10,185          218,800        SH
HOMESTORE COM INC                            COM             437852106      $       496           14,200        SH
IDEC PHARMACEUTICALS CORP                    COM             449370105      $     6,505           96,100        SH
IMS HEALTH INC                               COM             449934108      $     3,115          109,300        SH
INTEL CORP                                   COM             458140100      $    13,265          453,500        SH
INTERNATIONAL BUSINESS MACHS                 COM             459200101      $    15,526          137,400        SH
INTERNATIONAL GAME TECHNOLOGY                COM             459902102      $     3,012           48,000        SH
INTERNATIONAL RECTIFIER CORP                 COM             460254105      $     1,026           30,100        SH
INTERSIL CORP                                CL A            46069S109      $     4,241          116,500        SH
INTUIT                                       COM             461202103      $       900           22,500        SH
ISHARES TR                              RUSL 2000 GROW       464287648      $     7,593          119,200        SH
JDS UNIPHASE CORP                            COM             46612J101      $       350           28,000        SH
JOHNSON & JOHNSON                            COM             478160104      $    12,499          249,982        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
HIBERNIA CORP                                           Defined                  1                258,700
HOME DEPOT INC                                          Defined                  1                218,800
HOMESTORE COM INC                                       Defined                  1                 14,200
IDEC PHARMACEUTICALS CORP                               Defined                  1                 96,100
IMS HEALTH INC                                          Defined                  1                109,300
INTEL CORP                                              Defined                  1                453,500
INTERNATIONAL BUSINESS MACHS                            Defined                  1                137,400
INTERNATIONAL GAME TECHNOLOGY                           Defined                  1                 48,000
INTERNATIONAL RECTIFIER CORP                            Defined                  1                 30,100
INTERSIL CORP                                           Defined                  1                116,500
INTUIT                                                  Defined                  1                 22,500
ISHARES TR                                              Defined                  1                119,200
JDS UNIPHASE CORP                                       Defined                  1                 28,000
JOHNSON & JOHNSON                                       Defined                  1                249,982
</TABLE>



<TABLE>
<CAPTION>
------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>

JOHNSON CTLS INC                             COM             478366107      $     1,667           23,000        SH
JONES APPAREL GROUP INC                      COM             480074103      $       864           20,000        SH
KLA-TENCOR CORP                              COM             482480100      $     5,397           92,300        SH
KING PHARMACEUTICALS INC                     COM             495582108      $     2,075           38,600        SH
KOHLS CORP                                   COM             500255104      $     4,328           69,000        SH
L-3 COMMUNICATIONS HLDGS INC                 COM             502424104      $     4,021           52,700        SH
LENNAR CORP                                  COM             526057104      $     1,068           25,600        SH
LEXMARK INTL NEW                             CL A            529771107      $     3,282           48,800        SH
LIBERTY FINL COS INC                         COM             530512102      $     4,835          149,000        SH
LILLY ELI & CO                               COM             532457108      $     6,386           86,300        SH
LINEAR TECHNOLOGY CORP                       COM             535678106      $     1,702           38,500        SH
LIZ CLAIBORNE INC                            COM             539320101      $     5,408          107,200        SH
LOCKHEED MARTIN CORP                         COM             539830109      $     3,205           86,500        SH
LOEWS CORP                                   COM             540424108      $     6,514          101,100        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
JOHNSON CTLS INC                                        Defined                  1                 23,000
JONES APPAREL GROUP INC                                 Defined                  1                 20,000
KLA-TENCOR CORP                                         Defined                  1                 92,300
KING PHARMACEUTICALS INC                                Defined                  1                 38,600
KOHLS CORP                                              Defined                  1                 69,000
L-3 COMMUNICATIONS HLDGS INC                            Defined                  1                 52,700
LENNAR CORP                                             Defined                  1                 25,600
LEXMARK INTL NEW                                        Defined                  1                 48,800
LIBERTY FINL COS INC                                    Defined                  1                149,000
LILLY ELI & CO                                          Defined                  1                 86,300
LINEAR TECHNOLOGY CORP                                  Defined                  1                 38,500
LIZ CLAIBORNE INC                                       Defined                  1                107,200
LOCKHEED MARTIN CORP                                    Defined                  1                 86,500
LOEWS CORP                                              Defined                  1                101,100
</TABLE>



<TABLE>
<CAPTION>
------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                         <C>              <C>            <C>                <C>              <C>         <C>

LOWES COS INC                                COM             548661107      $     6,551           90,300        SH
LUCENT TECHNOLOGIES INC                      COM             549463107      $       800          129,000        SH
MGM MIRAGE                                   COM             552953101      $     4,979          166,200        SH
MANDALAY RESORT GROUP                        COM             562567107      $     5,036          183,800        SH
MANOR CARE INC NEW                           COM             564055101      $     2,115           66,600        SH
MAXIM INTEGRATED PRODS INC                   COM             57772K101      $     2,569           58,100        SH
MCKESSON HBOC INC                            COM             58155Q103      $     2,153           58,000        SH
MERCK & CO INC                               COM             589331107      $     4,442           69,500        SH
MERRILL LYNCH & CO INC                       COM             590188108      $       770           13,000        SH
MICROSOFT CORP                               COM             594918104      $    30,091          412,200        SH
MOODYS CORP                                  COM             615369105      $     1,109           33,100        SH
NABORS INDS INC                              COM             629568106      $     1,376           37,000        SH
NEXTEL PARTNERS INC.                         CL A            65333F107      $       700           45,100        SH
NOVELLUS SYS INC                             COM             670008101      $       795           14,000        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
LOWES COS INC                                           Defined                  1                 90,300
LUCENT TECHNOLOGIES INC                                 Defined                  1                129,000
MGM MIRAGE                                              Defined                  1                166,200
MANDALAY RESORT GROUP                                   Defined                  1                183,800
MANOR CARE INC NEW                                      Defined                  1                 66,600
MAXIM INTEGRATED PRODS INC                              Defined                  1                 58,100
MCKESSON HBOC INC                                       Defined                  1                 58,000
MERCK & CO INC                                          Defined                  1                 69,500
MERRILL LYNCH & CO INC                                  Defined                  1                 13,000
MICROSOFT CORP                                          Defined                  1                412,200
MOODYS CORP                                             Defined                  1                 33,100
NABORS INDS INC                                         Defined                  1                 37,000
NEXTEL PARTNERS INC.                                    Defined                  1                 45,100
NOVELLUS SYS INC                                        Defined                  1                 14,000
</TABLE>



<TABLE>
<CAPTION>
------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                        <C>               <C>            <C>                <C>              <C>         <C>

NUCOR CORP                                   COM             670346105      $     2,200           45,000        SH
NVIDIA CORP                                  COM             67066G104      $     1,929           20,800        SH
OCCIDENTAL PETE CORP DEL                     COM             674599105      $     4,353          163,700        SH
OLD REP INTL CORP                            COM             680223104      $     3,190          110,000        SH
OMNICOM GROUP INC                            COM             681919106      $     1,118           13,000        SH
ONI SYSTEMS CORP                             COM             68273F103      $       725           26,000        SH
ORACLE CORP                                  COM             68389X105      $       420           22,100        SH
OXFORD HEALTH PLANS INC                      COM             691471106      $       543           19,000        SH
PG&E CORP                                    COM             69331C108      $     2,001          178,700        SH
PANAMSAT CORP NEW                            COM             697933109      $     6,633          170,600        SH
PAYCHEX INC                                  COM             704326107      $     1,944           48,600        SH
PAYLESS SHOESOURCE INC                       COM             704379106      $     5,111           79,000        SH
PENNEY J C INC                               COM             708160106      $    10,433          395,800        SH
PEOPLESOFT INC                               COM             712713106      $     5,686          115,500        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
NUCOR CORP                                              Defined                  1                 45,000
NVIDIA CORP                                             Defined                  1                 20,800
OCCIDENTAL PETE CORP DEL                                Defined                  1                163,700
OLD REP INTL CORP                                       Defined                  1                110,000
OMNICOM GROUP INC                                       Defined                  1                 13,000
ONI SYSTEMS CORP                                        Defined                  1                 26,000
ORACLE CORP                                             Defined                  1                 22,100
OXFORD HEALTH PLANS INC                                 Defined                  1                 19,000
PG&E CORP                                               Defined                  1                178,700
PANAMSAT CORP NEW                                       Defined                  1                170,600
PAYCHEX INC                                             Defined                  1                 48,600
PAYLESS SHOESOURCE INC                                  Defined                  1                 79,000
PENNEY J C INC                                          Defined                  1                395,800
PEOPLESOFT INC                                          Defined                  1                115,500
</TABLE>



<TABLE>
<CAPTION>
------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                        <C>               <C>            <C>                <C>              <C>         <C>

PEPSI BOTTLING GROUP INC                     COM             713409100      $     4,267          106,400        SH
PEPSICO INC                                  COM             713448108      $     3,708           83,900        SH
PEREGRINE SYSTEMS INC                        COM             71366Q101      $       568           19,600        SH
PERKINELMER INC                              COM             714046109      $     2,180           79,200        SH
PFIZER INC                                   COM             717081103      $    18,399          459,400        SH
PHARMACEUTICAL PROD DEV INC                  COM             717124101      $       921           30,200        SH
PHARMACIA CORP                               COM             71713U102      $       597           13,000        SH
PHILIP MORRIS COS INC                        COM             718154107      $       761           15,000        SH
PIONEER NAT RES CO                           COM             723787107      $       430           25,200        SH
PITNEY BOWES INC                             COM             724479100      $       872           20,700        SH
POLYCOM INC                                  COM             73172K104      $       302           13,100        SH
PROCTER & GAMBLE CO                          COM             742718109      $     2,029           31,800        SH
PROGRESSIVE CORP OHIO                        COM             743315103      $     1,974           14,600        SH
PROTECTIVE LIFE CORP                         COM             743674103      $     3,275           95,300        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
PEPSI BOTTLING GROUP INC                                Defined                  1                106,400
PEPSICO INC                                             Defined                  1                 83,900
PEREGRINE SYSTEMS INC                                   Defined                  1                 19,600
PERKINELMER INC                                         Defined                  1                 79,200
PFIZER INC                                              Defined                  1                459,400
PHARMACEUTICAL PROD DEV INC                             Defined                  1                 30,200
PHARMACIA CORP                                          Defined                  1                 13,000
PHILIP MORRIS COS INC                                   Defined                  1                 15,000
PIONEER NAT RES CO                                      Defined                  1                 25,200
PITNEY BOWES INC                                        Defined                  1                 20,700
POLYCOM INC                                             Defined                  1                 13,100
PROCTER & GAMBLE CO                                     Defined                  1                 31,800
PROGRESSIVE CORP OHIO                                   Defined                  1                 14,600
PROTECTIVE LIFE CORP                                    Defined                  1                 95,300
</TABLE>



<TABLE>
<CAPTION>

------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                       <C>                <C>            <C>                 <C>             <C>         <C>

QUALCOMM INC                                 COM             747525103      $       702           12,000        SH
QUANTUM CORP                               COM DSSG          747906204      $       317           31,400        SH
QWEST COMMUNICATIONS INTL INC                COM             749121109      $     6,664          209,100        SH
RADIAN GROUP INC                             COM             750236101      $     2,257           55,800        SH
REYNOLDS R J TOB HLDGS INC                   COM             76182K105      $     7,049          129,100        SH
SBC COMMUNICATIONS INC                       COM             78387G103      $    10,552          263,400        SH
SEI INVESTMENTS CO                           COM             784117103      $     1,706           36,000        SH
SABRE HLDGS CORP                             CL A            785905100      $     3,330           66,600        SH
ST JUDE MED INC                              COM             790849103      $     3,732           62,200        SH
SCHERING PLOUGH CORP                         COM             806605101      $     1,015           28,000        SH
SCIENTIFIC ATLANTA INC                       COM             808655104      $     2,919           71,900        SH
SEARS ROEBUCK & CO                           COM             812387108      $     7,802          184,400        SH
SOUTHTRUST CORP                              COM             844730101      $     9,467          364,100        SH
STARBUCKS CORP                               COM             855244109      $       260           11,300        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
QUALCOMM INC                                            Defined                  1                 12,000
QUANTUM CORP                                            Defined                  1                 31,400
QWEST COMMUNICATIONS INTL INC                           Defined                  1                209,100
RADIAN GROUP INC                                        Defined                  1                 55,800
REYNOLDS R J TOB HLDGS INC                              Defined                  1                129,100
SBC COMMUNICATIONS INC                                  Defined                  1                263,400
SEI INVESTMENTS CO                                      Defined                  1                 36,000
SABRE HLDGS CORP                                        Defined                  1                 66,600
ST JUDE MED INC                                         Defined                  1                 62,200
SCHERING PLOUGH CORP                                    Defined                  1                 28,000
SCIENTIFIC ATLANTA INC                                  Defined                  1                 71,900
SEARS ROEBUCK & CO                                      Defined                  1                184,400
SOUTHTRUST CORP                                         Defined                  1                364,100
STARBUCKS CORP                                          Defined                  1                 11,300
</TABLE>



<TABLE>
<CAPTION>

------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                     <C>                  <C>            <C>                <C>              <C>         <C>

STRYKER CORP                                 COM             863667101      $     1,426           26,000        SH
SYMANTEC CORP                                COM             871503108      $       481           11,000        SH
SYNOPSYS INC                                 COM             871607107      $     5,429          112,200        SH
SYSCO CORP                                   COM             871829107      $    11,313          416,700        SH
TEKTRONIX INC                                COM             879131100      $       597           22,000        SH
TELEPHONE & DATA SYS INC                     COM             879433100      $     6,036           55,500        SH
TENET HEALTHCARE CORP                        COM             88033G100      $     8,925          173,000        SH
TEXAS INSTRS INC                             COM             882508104      $     2,356           74,800        SH
THERMO ELECTRON CORP                         COM             883556102      $     1,960           89,000        SH
TIDEWATER INC                                COM             886423102      $     1,308           34,700        SH
USX MARATHON GROUP                         COM NEW           902905827      $     4,633          157,000        SH
USA NETWORKS INC                             COM             902984103      $     8,837          315,600        SH
ULTRAMAR DIAMOND SHAMROCK CORP               COM             904000106      $     4,678           99,000        SH
UNITED TECHNOLOGIES CORP                     COM             913017109      $     6,886           94,000        SH

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
STRYKER CORP                                            Defined                  1                 26,000
SYMANTEC CORP                                           Defined                  1                 11,000
SYNOPSYS INC                                            Defined                  1                112,200
SYSCO CORP                                              Defined                  1                416,700
TEKTRONIX INC                                           Defined                  1                 22,000
TELEPHONE & DATA SYS INC                                Defined                  1                 55,500
TENET HEALTHCARE CORP                                   Defined                  1                173,000
TEXAS INSTRS INC                                        Defined                  1                 74,800
THERMO ELECTRON CORP                                    Defined                  1                 89,000
TIDEWATER INC                                           Defined                  1                 34,700
USX MARATHON GROUP                                      Defined                  1                157,000
USA NETWORKS INC                                        Defined                  1                315,600
ULTRAMAR DIAMOND SHAMROCK CORP                          Defined                  1                 99,000
UNITED TECHNOLOGIES CORP                                Defined                  1                 94,000
</TABLE>



<TABLE>
<CAPTION>
------------------------------------------------------------------------------------------------------------------------------------
                        Column 1           Column 2           Column 3          Column 4                      Column 5
------------------------------------------------------------------------------------------------------------------------------------

                     Name of issuer     Title of class         CUSIP             Value            SHRS OR     SH/PRN        Put/Call
                                                                                (x$1000)          PRN AMT
------------------------------------------------------------------------------------------------------------------------------------
<S>                                    <C>                   <C>            <C>                <C>              <C>         <C>

UNITEDHEALTH GROUP INC                       COM             91324P102      $     5,508           89,200        SH
UNOCAL CORP                                  COM             915289102      $       342           10,000        SH
UTSTARCOM INC                                COM             918076100      $       925           39,700        SH
VALERO ENERGY CORP NEW                       COM             91913Y100      $     4,914          133,600        SH
VENATOR GROUP INC                            COM             922944103      $     1,248           81,600        SH
VERIZON COMMUNICATIONS                       COM             92343V104      $    16,665          311,500        SH
WALGREEN CO                                  COM             931422109      $       751           22,000        SH
WASHINGTON MUT INC                           COM             939322103      $    10,871          289,500        SH
WEST CORP                                    COM             952355105      $       396           18,000        SH
WEYERHAEUSER CO                              COM             962166104      $     2,034           37,000        SH
WHIRLPOOL CORP                               COM             963320106      $     1,488           23,800        SH
WILLIAMS SONOMA INC                          COM             969904101      $       908           23,400        SH
WINN DIXIE STORES INC                        COM             974280109      $       967           37,000        SH
WORLDCOM INC GA NEW                    WROLDCOM GP COM       98157D106      $     1,904          134,100        SH
                                                                            $   817,348

<CAPTION>
-----------------------------------------------------------------------------------------------------------------------------------
                        Column 1                        Column 6             Column 7                           Column 8
-----------------------------------------------------------------------------------------------------------------------------------
                                                                                                            Voting Authority
                                                                                                 ----------------------------------
                     Name of issuer            Investment discretion   Other managers             Sole         Shared        None
-----------------------------------------------------------------------------------------------------------------------------------
<S>                                                     <C>                      <C>             <C>
UNITEDHEALTH GROUP INC                                  Defined                  1                 89,200
UNOCAL CORP                                             Defined                  1                 10,000
UTSTARCOM INC                                           Defined                  1                 39,700
VALERO ENERGY CORP NEW                                  Defined                  1                133,600
VENATOR GROUP INC                                       Defined                  1                 81,600
VERIZON COMMUNICATIONS                                  Defined                  1                311,500
WALGREEN CO                                             Defined                  1                 22,000
WASHINGTON MUT INC                                      Defined                  1                289,500
WEST CORP                                               Defined                  1                 18,000
WEYERHAEUSER CO                                         Defined                  1                 37,000
WHIRLPOOL CORP                                          Defined                  1                 23,800
WILLIAMS SONOMA INC                                     Defined                  1                 23,400
WINN DIXIE STORES INC                                   Defined                  1                 37,000
WORLDCOM INC GA NEW                                     Defined                  1                134,100
</TABLE>



                              FORM 13F SUMMARY PAGE

                                 REPORT SUMMARY:

Number of Other Included Managers:                         1

Form 13F Information Table Entry Total:                  194

Form 13F Information Table Value Total:         $817,348 (thousands)

List of Other Included Managers:

       Provide a numbered list of the name(s) and Form 13F file number(s) of all
institutional investment managers with respect to which this report is filed,
other than the manager filing this report.

No.                                             1

Form 13F File Number:                      28-191

Name:                                    TRW Inc.


